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t I Piedmont
I Natural Gas

May 12, 2017

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end
February 28, 2017.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr Piedmontng.corn

Enclosures

C: ORS
Pia Powers
Bruce Barkley
MaryBeth Tomlinson
Jim Jeffries

gqy„o 3 o 3-I JS

g S],V,'llLI02

P.O. Box 33088 ~ Charlotte, North Carolina 28233
piedmontng.corn



Piedmont Natural Gas Company
Deferred Acct.-Hedging Program
Acct ¹19101 (X2068)

SC Jan-17 Feb-17

Beginning Balance
Expenditures BP
Purchase of Financial Instr.

Option Premium
Margin Requirement

Receipts:
Proceeds from positions

Expenditures: ADM
Purchase of Financial Instr.

Option Premium
Fees
Margin Requirement

Consultant Fees
Service Fee
Program Development
Other

Receipts:
Proceeds from positions

Fees
Interest from brokerage acct.

PM Interest adj.
Transfer to COG Deferred Acct
Other
Balance before interest
Return calculated
Balance due (customer}/company
Transfer to 25304 Deferred Acct
Balance due after transfer
G/L Balance
GL Bal. less Balance due / Difference
Interest Calculation:
Avg. Balance for the month

131,730.00
1,860.00

746.00

820
746.0Q 134,344.20

746.00
(746.0Q)

0.00
Q.QQ

1 34,344.20
(134,344.20)

0. 00
0.00

$ 373.QQ $ 67,172.10

Return rate for the month 0.0000% P PQPP%
$

Annual allowed return rate 0 0000% 0. 0000%



Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon
February 20t7

32
32
23
21
12

120
15.50

1,860.00

A

A

A

A
A

P ofA's

Commission and Fees rate
Total Commission and Fees (Expenditures)

34,416.QO
32,816.QO
26,576.50
24,475.50
15,306.00

133,590.00
1,86Q.QO

13'),730.00

B

B

B

B

Z of B's

Less: Fees (Expenditures)
Option Premium

Activit in Account
~00r 0 ~O&O 0

34,416.00
32,816.00
26,576.50
24,475.50
15,306.00

2 of 0's 133,590.00

133,590.00

133,59Q.UO Z of C's

133,590.00
~133.590.0

ts)

2 of C's

X ofb's
P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month

P& L and Cash Activity



ADM

ADM Investor Sel«Flees, Inc.
.4,i'nbsidiuryof.4re/Ter Oanieis Afidiand Company
2100A Bnard of'frade Building
ld I YV. Jackaon Boulevard
Chicago, ll, 60604
WWWADMIS.COM

LKPEHLY COMMODITY STATEMENT

STATENEW DATE: YES 28, 2017

ACCOUNT Nuh!BERT 121 X2068

SALESBMN NUMBERS 121 X121

INZRODUCRD BY: RBC WRALTB MANAGKEMWT
(704)264 2767

PIEDMONT IWLTORILL GAS CO
SCUTE CAROLINA ACCOUNT
ATTN ROB TBORNTCN
Pn BCX 33068
CSARLOTTS NC 28233-3060

IP YOU EAVE ANY QUESTIONS OR XSSUKS~INQ YOUR STA~ ZIDLT YOU
ARE UNABLE TO RESOLVE WITS YOUR BROKER,
PLMLSE CONTACT AZMXS CUSTOMER SERVICE AT
1/800/654-0461 OS 312/242-'7200.

* YOUR ACTIVITY TRIS MONTE «* ~ «« ~ ~ * «««» * ~

2/23/7

2/23/7

2/23/7

2/23/7

2/23/7

2/24/7
2/24/V
2/24/7

23

21

12

26
39

CALL APR 17 NYM NAT GAS E

CALL NA1'7 NYM NAT GAS E
GLOBBX TRADE
CALL JUN 17 N2N NAT GAS E

CALL JUL 'lv NYM NAT QAS E
QLOBEE 'TRADE
CALL. DEC 17 NYIT NAT GAS E
GLGBPTY TRADE

chrJ* MAR Zv EYE NAT Ghs B
chLL NAR 11 EYN IULT GAs E
WIRE TEAMSTER REC
WIRE TRANSFER RECEIVED

2&50 c

3030 C

3200 'C

3350 CI

4200

3850 C '250c

NET PREM US

NRT PREM US

NET PREM US

NST PREM US

EXPIRE,
EXPIRE

WXREREC

US .

US
US

'ONG/BUYSERT/SELL DESCRIPTION " EX I'RICE/LEGND CC DEBIT

34,416.00

32,816 00

26,576.50

24,475.50

15,306.00

CREDIT

.00

.00
133,590.00

«** ~ ««* ~ ~ ****«»«POSITZONS IN YOUR * ~ * * «* * * «

2/23/7 32
32*

AC''C 0 UN T * «'* *I* * * *

.1060 US

.0952

LILST TRADE DATRT 3/28/17

CAI'L APR 17 BYM NAT GAS B 2850 C
OPTION BAREST VALUE

EXPIRE 3/28/1'I
AVERAGB IONGT '10600

30,464.00
30,464.00*

2/23/7

2/23/7

3/3 1/6
3/31/6
4/0'7/6

2/23/7

32
32«

23
2 3 's

2
14
16
32*

21
21*

CALL NAY '17 NYM NAT GAS E 3050 C
OPTION IUUIKET VALUE

EXPIRE 4/25/IV — ~

AVERAGE LONG I . 10100'JLST

TRADE DATE: 4/25'/17.

CALL JUN 17 NYN NAT GAE R 8200 C
OPTION~ VAZUB

EXPIRE 5/25/17
AVERILGE LONGS, ~400

LAST TIUIDE DATE: 5/25'/17

CALL APR 17 NZM NAT GAS E 3350 C
CILLIF APR 17 NYM NAT QAS E 3350 C
'CALI APR.17 BYN„NAT GAS E 3350 C

OPTXCN MARKET VALUE
EXPTRB 3/28/17

AVERAGE DONG I . 10900

IAST TRADE DATE: '/28/171
CALL JDL 17 BYM NAT GAS E 3350 C

OPTION MARKET VALUB
EXPZRE 6/2'I/17

AVERAGE LONGS . 11500

LAST TRADE DATES 6/27/17

1010
.1078

. 1140

.1255

.1130
.1130
,1050'OU95

. 1150

.1348

US

US

34,496.00
34,496.00*

28.865.00
28,865.00»

190,00
1,330.00
1.520.00
3.040.00«

28,308.00
28,308.00«

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTEO WILL BE DEEMED YOUR AGREEMENTTHAT THIS STATEMENT rs CORRECT AND RATIFIED
RE TAIN FOR TAX RECORDS DSSECTTO TERNS ANG~ONREIEASE SOE CODED ST«I«Ok«ARE EXPLAINED ON RE«EROE NDE



ADM

ADM Investor Services, Inc.
H Cnhsidialy of&rciIEI Daniels Iilidlnnd Company
2100A Board of Trade Buiiding
ldi W. Jacicaon Boulevard
Chicago, IL 60604
WWWJEDMIS.COlvl

HONIHLYCOMMODITYSTATEMENT

STATZMEHT DATES PZB 28, 2017

ACCOUIST NUMBERS 121 X2068

SALESMAN HUMBERE 121 X121

ZHTRODVCED BY: RBC WEALTH MAHAGENEHT
(704)264-2767

PIEDMONT HILTURAL GAS CO
SCUTE CAROL1IUL ACCOUNT
ATIW ROB TZORNTON
PO BOX 33068
CHARLOTTE NC 28'233-3060

IF YOU IULVE AHY QUESTIONS OR ISSUES
REGARDING YOUR STATENEW TZILT YOV
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADDMS CUSTOMER SERVICE AT
1/800/654-0461 oz 312/242-7200.

11/10/6

EX PRICE/LEGND CC

8
8*

CALL JUN 17 EIYM HAT GAS,E '3500 C
OPTION MARKET VALVE

EXPIRE 5/25/17",
AVERILGB LONGE .,10000

. 1000

.0599

LONG/BOY SERT/SELL DESCRZPTZON DEBIT CREDIT

4,792.00
4,792.00*

5/13/6

11/10/6

11
11 ~

7
7 ~

IAST TRADE DATES '/25/17,
CAIL MAY 17 HYM IEAT GAS E. 3550 C

OPTION MARKET VAI UZ
'EXPIRB 4/25/1'l

AVERAGE LOM3 r . 11230

IAST TRADE DATE: 4/25/17

CALL DUL 1'l HIM NAT GAS E 3600 C
OPTION MARKET VALUE

ZXPIRB 6/27/17
AVERI03E IONG: . 10400

LAST TRADE DATE: 4/27/17

. 1125

.0213

.1040

.0798

US',343.002,343.00*

5,586.00
5,586.00"

11/10/6 7
7 ~

': CALL AVG 17 NYZ BAT GAS B 3650 C '.1080
OPTZON MARKET VALUE .0932

EXPIRE 7/26/17 .
AVERAGE IONG: .10800

LAST TRADE DATE: 7/26/17

6,524.00
6,524.00*

11/10/6

2/23/7 12
12s

CAIL SEP 17 NYN NAT GAS E 3700 C
OPTION NARKEZ VALTIE

EXPIRE 8/28/17
AVERAGE LONG: .11500

IJLBT TRADE DILTEI 8/28/Z7.

CALL DZC 17 NYN HAT GAB E 4200 C
OPTION MARKET %IIUB

EXPZRE. 11/27/17
AVERAGE LONGE I .12600

IAST TRADE DATEE 11/27/17

.1150

.1054

.1260

. 1321

4,216.00
4 216.00

15,852.00
15,852.00*

11/14/6 11
11*

CALL NOV, 17 NYM MILT GAS E 4250 C .1180
OPTION MARlg)T VALUE N0828,

EXPZRE 10/26/17
AVERAGE LONG: .11800

LAST TRADE DATES '0/26/17

VS 9, 108. 00
9, 108. 00*

PLEASE REPORTANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHTTO HAVE DIFFERENCES OR
08JECITONS CORRECTED WILL BE DEEMED YOUR AGREEMENTTHAT TRIS STATEMENT IS CORRECT AND RATIFIED.
RETAIN FOR TAX RECORDS SUBJECrro TERMS AND CONDIRONSONREXERSE RDE CCOED YMSOLSARE XFIAINEDONREEERSESIDE



PAGE 3

ADM Investor Services, Inc.
3 Suhsi&liury o/.Srci&er f&uniais/r//I/frrnrl Co&niluni'IOOA

Board of Trode Building
ldl W..lacksoo Boulevard

EIDNIHLYCOMMODITYSTATEMENT

STATEMEBT DATE: FEB 28, 2017

ACCOUÃr NUMBERS 121 X2068

SALESMAN NUMBERS 121 X121

ZHTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PZEDMONT NATURAL QAS Co
BOUTH CAPOLXNA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHART OTTE NC 28233-3060

ZF YOU NIEVE ANY QUESTZOWS OR ZSSUES
REQARDZBG YOUR STATENEBT THAT YOO
ABE UNABLE TO RBSOZVE WXTH YOUR BROKER,
PLEASE CONTACT ADMXS CUSTOMER SERVZCE AT
1/800/654-0461 oe 312/242-7200.

1. BEGZNNZNG ACCT BlllJINCE
2. PAL AND CASH ACTIVITY
3. ENDING ACCT BALMYCE
5. NET OPTZON PREMZUM
8. OPTZONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVEETEO ACCT VALUE US

OPTXON PREMZUEI

II* SEQ USD *I ~

.00

.00

. 00
133,590.00-
173,594.00

173,594.00
173,594.00'**

CURRENT MONTH *** *»* YEAR-To-DATE *I»

US , 133,590100» '33,598.40-
~ ~ ~ **»****I*.A**I I„.I ~ '"I.I.**I I ~ **I*'I
* BPPECZZVE JANUARY «lQT, 2017, THE CHE CLEARZHG AND JD(CBABOE
* FEES WILL BE CONSOT ZZATED AND~ UNDER EXCHANGE PERSO
I TBE OVERALL EEE CHARGES WZLD REWAZN THE SAWN. ~

* ZF YOU HAVE ANY QUESTZONS, PLEASE CONTACT YOUR BROKER.

* * I I * * I * I * * * * *

*

* I ~ *** ~ ***** 4 ** I ~ ***'** I I *** I I
*
* ADMZS NZLL XMPLEMENT A QUARTERLY S15roo XHACTZVZTY FEE
* BEGZNNZNG MARCH 31. 2017 FOR ALL ACCODBTS TEAT EAVE NOT
* TRADED POR A PEBZOD OF 1-YFAR (HEDGE ACCTS -- 2 YEARS) ~

* PLEASE CONTACT YOUR BROKER POR ADDZTXONAL ZNFORMATXON.

I I ~ * I I I * * * I I I I ~ * I I I * I ~ * I * I * ~

* *
'

*

* I ~ *

PLEASE REPORTANY DIFFERENCES OS OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR
OBJECTIONS CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAIN FOR TAX RFOOROS SUEIEOT TO TERMS A%I OONOIOONS ON REVERSE SIRE OEEO S TN SO LEASE BIFIAINEO ON REVERSE SIOE



South CsroDna May-201 6/April-201 7 Review
Re ort as of 2/28/2017 Close

Period Tool Counterpady
Orfginal Trade

Date

MMBtus
Purchased
Per Month

Strike/Fixed
Price

Purchase
Puce

Purchase
Cost/Proceeds

Trade I

Expiration Date
Expiration

Price
Reafized

Value
Net Value

Realized'ain

or (Loss)
Fees

May-15 Call

Ju/1-18 Call

Jun-1S Ca0

Jun- 6 Call

Jun-18 Call

Jul-18 Call

Jul-le Call

Jul-le Call

May.l 6 Call

May-18 Csg

May-18 CsD

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

4/30/2015
8/22/2015

10/28/2015
12/10/2015

6/3/2015
10/5/2015

10/27/201 5

12/14/201 5

6/30/2015
7/27/201 5

10/27/2015

110,000 $2.60
150,000 $3.65
80,000 $3.25
70,000 $3.10
80,000 $2 60

70,000 $3.80

$3. 7570,000
70,000 $2.95

220,000 $3.70
120,000 $3.25
110,000 $2.90

$0.1370

$0.1100

$0.1030

$0. 0930
SD.1260

1070
$0.1040

$0 0910

$0.1300

$0.1230

$0.1510

$30,140.00

$13,200 00

$11,330,00

$ 10,230 00

$19,200.00

$8,560.00

$7,280.00
$7,280.00
Sg,t 00.00
$8,610.00

$10,570.00

04/26/zoic E
04/26/2D18 E

4/26/2016 E

D4/28/2018 E
05/25/2018 E

D5/25/2016 E
D5/25/2016 E

05/25/201 8 E

08/27/2018 E

06/27/2D16 E

06/27/2016 E

$0.000
$0.000
SD.OOO

$0.000
$0.000
$0.000

$0.000
$0.000
$0 000
$0.000

$0
$Q

$0

$0

($30,140.00)

($ 13,200.00)

($11,330.00)

($10,230.00)

($19,200.00)

($8,560.00

($7.280.00)

($7,280.00)

($9,100 00)

($8,610 00)

($10,570 00)

$341.00
$188.00

$170.50

$170.50

$23250
$ 124.00

$408.50

$ 124.00

$108.50

$108.50

$108.50
Jul-16 Call

Jul-16 Call

Aug-16 Call

Aug-16 Call

NYMEX

NYMEX

NYMEX

NYMEX

10I28/2015
12/17/2015

8/4/2015
9/22/2015

70,000 $3.05
70,000 $2.75

$3.6580,000
70,000 $3.45

$0.1030

$0.0930

$0.1310

$0.1130

$7,210.00
$8,510.00

$10,480.00

$7,910.00

06/27/2016 E

06/27/2016 E

07/2tf/2016 E

07/28/2016 E

$0.00Q

$0 000

$0.000

$0.000

($7,210 00)

($6,510.00)

$0, ($10,480 00)

($7,9(0 Oo)

sioe.so
$108.50

$124.00

$108.50
Aug-18 Call

Aug-18 Call

Aug-18 Call

Sep-16 Call

NYMEX

NYS/IEX

NYMEX

NYMEX

10/27/2015
10/28/2015
12/17/2015
8/31/2015

80,000 $3.20
70,000 $2.90

$2.8080,000
40,000 $3.55

$0.1040

$0.1520

$0.0930

$0.1230

$8,320.00
$ 1 o,eso.oo

$7,440.00
$4,920.00

07/2S/2016 E

07/28/2016 E

07/26/2016 E

08/26/2016 E

$0 Ooil

$0 000
$0 000

$0

$0
($8,320 00

($10,640 00

($7,440 00

($4,920 00)

$124.00

$108 50

$124.00

$62.00
Sep-18 Call

Sep.16 Call

Sep-1e Call

Sep-16 Call

NYMEX

NY/VEx
NYMEX

NYMEX

Oct-16 Call

Oct-16 i Call

NYMEX

NYMEX

Oct-16 'all (Sold) NYMEX

NOv-16 Call

Nov-16 'all NYMEX

NYMEX

Sep-16 Call (Sold) NYMEX

Oct-16 Call

Oct-16 Cail

Oct-16 Call

9/22/20TS
10/27/2015
10/28/2016
12/16/2015
8/26/2018
10/1/2015
to/5/2015

10/27/2015
10/2fu2015
12/16/2015
9/27/2016
'i1/3/20'l5

1 0/3/201 6

40,000
30,000
40,000

$3.50

$3.00

$2 95
40,000 $2 80
40,000
60,000
70,000

$2 80

$3.45
$3.50

60,000 $3 05
70,000 $3.00
60,000 $2.85
eo,aao $2.8

440,000 $3.35
110,000 $2 90

$0.1130

$0.1620

$0.1520

$0.0870

($0 0710)
$0.1180
$0.1110
$0.1820
$0.1550
$0.0930

($0.1 460)
$0.1120
$0.1180

$4,520.00
$4,860.00
$6,080.00
$3,48D.OO

($2,840.00)

$7,080.00

$7,77D.OQ

$9,720 00

610.850.00
$5,580.00

($8,760.00)
$49,280.00

$12,960.00

08/26/2016 E

08/26/2016 E

08/26/2016 E

08/26/2016 E

08/26/2016 E

09/27/2016 E

09/27/2016 E

09/27/2D16 E

09/27/2016 E

09/27/2016 E

09/27/201 6 E

1 ty26/2016 E

10/26/201 6 E

$0.000

$0.QOO

SQ.OOO

$0.000

$0.000
$0.000
$0.000
$0.000
$0.000

$0.0

Sa

$0
$0

$0

($4,520.00)

($4,860 00)

($6,080.00)

($3,480 00)

$2,840.00

($7,080.00)

($7,770.00)

($9,720 00)

($ 1 0,850.00)

($5,580.00)
$8,760.00

($49,280.00)
($12,980.00)

$82.0D

$46 50

$62.00
$62 00

$62.00
$93.00

$108.5D

$93.00
$108.50

$93.00
$93.00

$682.00
$170.50

Dec-16 Call

Dec-16 Call

Dec-16 Call

NYMEX

NYMEX

NYMEX

12/1/2015

12/18/2015
11/3/20t6

380,000 $3 45
130,000 $3 25
130,000 $2 75

$0.1110
$0.1020

$0.1795

$42,160,00

$13,260.00
$23,335.00

11/25/2016 E

11/25/2016 E

11/25/201 6 E

$0.000

$0 000
00

$0
$0

($42, 1 60.00)

($13,260 00)

($23,335.00)

$589.00
$201.50
$201.50

CallJan-17
Jsn-17 Call

NYMEX

NYMEX

Jan-17 Gall (Sold) NYMEX

Dac-16 Call (Sold) kYMEX 11/25/2018
t/4/2016

2/2372018

12/27/2016

130,000 $2 75

280,000 $3.85
140,000 $3.60
140,000 $3.60

($0.3350)

$0.1150

$0.1040

($0.1610)

($43.5SO,QO

$32,200.0D

$14,560.00
(822,540.00)

11/25/201 6 E

12/27/2016 E

12/27/201 6 E

12/27/201 6 E

$0.000
$0 000
$0.000
$0 000

$0

$0

$0

$0

$43,550.00

($32,200. 00)

($14,560 00)

$22.540.00

$201 50
$434 00
$217,00
$21 7. 00

Jan-1 7 Cell kYMEX 11/3/2016 280,000 $3.30 $0.1200 $33,800 00 12/27/201 6 E SD.OOQ ($33,600.00) $434.00

Feb-17 Call

Feb-17 Call

Feb-17 Call

Mar-17 Call

Mar-17 Call

SUMMARY:

NYMEX

NYMEX

NYMEX

NYMEX

Jan-17 Call(Sold) NYMEX 12/27/2016
2/1/2016

2/23/2016
11/3/2016
372!2018

1 1/3/2016

280,000 $3.30
310,000 $4rt0
160,000 $3 80

310,000 $3.60

260,000
6,150,000

$3.85
390,000 $4.25

($0.4810)

$0.1130
Sorl 060

$0.1200

$0 1040

$0.1170

($129,080.00)

$35,030.00

$16,960.00

$37,200.00
$40,560.00
$30,420.00

$433,685.00

12/27/2016 E

01/26/201 7 E

01/26/2017 E

01/26/2017 E

02/23/201 7 E

02/23/201 7

$0.000
$0.0DO

$0.00Q

$0 000

$0,000

$0
$ 129,080.00

($35,030.00)

($16,980.00)

($37,200.00)

($40,560.00)

($30,420.00)

($433,665.0D)

$434.00

$480.50
$248.00
8480.50
$604.50
$403.00

$9,532.50



Period

South Carolina
Report as of 2/28/2017 Close

Orig(net Purchase
Cost/Proceeds Realized Value

Net Value Realized
Gain or (Loss

ClosedlPositioris - May-2002/April'2003 Review
ClosedlPositions - Ma -2003/April-2004 Review

$949,450.00 $2,424,270.00
$1,065,640.00 $400,810. OQ

$1,474,820. 00

($664,830.00)
Closed'Positions - Ma -2004/April-2005 Review $851t680.00 $795,290.00 ($56,390. 00)
Closed Positions - Ma -2005/April.2006 Review
Closed'Positions - May-2006/April-2007 Review
ClosediPositions - Ma -2007/Apdl-'2008 Review
ClosedtPositions - May-2008/April-2009 Review
Closed'Positions - May-2009/April-2010 Review
Closed'Positions - Ma .2010/April-2011 Review
Closed Positions - May-2011/April-"2012 Review
Closed Positions - Ma -2012/April-2013 Review
Closed Positions - May-2013/April-2014 Review
Closed Positions - Ma -2014/April-2015 Review
Closed Positions - Ma -2015/April-2016 Review
Closed Positions - May-2016/March-2017 Review

Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

$1,339,250ioo
$967,95Q.QQ

($574,216. 37)
$435,179,27
$841,635.25
$433,665.00

$o.oo
$0.00
$0.90
$0.00
$0.00
$0.00

$24,338,088.15 ($14,353,790.00)

$173,594.00

$24,557,493.15 ($14,180,196.00)

$2,463,690.00 $4',925,500.00
$3,369,220.00 ($1,385,730.00)
$2,908,420:00 $1,159,981.00
$3,446,030.00 ($6,147,835.00)
$3,599,735.00 ($12,587,530.00)
$2,240,760.00 ($3,938,546.00)

$2,461,810. 00

($4,754,950.00)
($ 1,748,439.00)
($9;593,865.00)

($16,187,265.00)
($6,179,306.00)
($ 1,339,250.00)

($967,950.00)
$574,216.37

($435,179.27)
($841,635.25)
($433,665.00)

($38,691,878.15)

($45,811.00)

($38,737,689.15)



Penod

Open Positions - South Carolina

Report as of 2/28/2017 Close
MMStus

yool Counterpsrty Yrade Data Purchased Per Strike/Fixed Purchase Purchase trade/Expiration
Price Price CosuProceads CatePd C VP d C t

NYMEX Market Price Mar'ket Value
Month

Net Value vs.
Current Market

Value
Apr-17 Celt NYLIEX 3/31/2016 160,000 $3.35 $0.1130 $18,08D.OD 03/28/2017 E $0,0095 $ 1,520,00 ($16,560 00)
Apr-17 Call NYMEX 4/7/2018 160,000 $3.35 $0.1050 $ 18,800.00 03/28/2017 E $0. 0095 $1,520.00 ($ 15,280.00
Apr-17 Call NYMEX 2/23/2017 320,000 $2.85 $0.1060 $33,920.00 03/28/2D17 E $0. 0952 $ 30,464.00 ($3,456.00)
May-17 Call NYMEX 5/13I2016 110,000 $3.55 $0.1125 $12,375.00 04/25/2D17 E $0.0213 $2,343.00 ($ 10,032.00)
May-17 Call NYMEX 2/23/2017 320,000 $3.05 $0 1010 $32,320.00 04/25/2017 E $0.1078 $ 34,498.00 $2,176.00
Jun-17 Call NYMEX 11/10/2018 80,000 $3.50 $0 1000 38,000.00 05/25/2017 E $0.0599 $4,792.00 ($3,208.00)
Jun.17
Jul-17

CsD NYMEX 2/23/2017

Call NYMEX 1 1/1 0/2016
230,000 $3.20 $0.1140 $26,220.00 05/25/2017 E

70,000 $3 60 $0 1040 $7,280.00 06/27/2017 E

$0.1255 $28,865.00 $2, 845. 00
5D.D798 $5,586.00 ($1,694.00)

Jul-17 Call NYMEX 2/23/2017 210,000 $3 35 $0.1150 $24,150.00 08/27/2017 E $0.1348 $28,306.00 $4,158.00
Aug-17 Call

Sep-17 Call

NYMEX 11/1 0/2016

NYMEX 11/10/2018

70,000 $3.65

40,000 $3.70
$0.1080 $7,560.DO 07/26/2017 E $0.0932 $6,524.00 ($1,036.00)

$0.1150 $4,800 00 08/28/2017 E $0.1054 $4,216.00 ($384.00)
Nov-17 Call

Dec-ty Call

SUMMARY:

NYMEX 11/14/2016

NYll/IEX 2/23/2017
110,000 $4.25

120,000 $4.20

2,000,000

$0.1180 $12,980 00 10/26/2017 E

$0.1260 $15,120.00 11/27/2017 E

$219,405.00

f0.0828 $9,108.00 ($3,872.00)

$0.1321 $15,852 00 $732.00

$173,594.00 ($45,811.00)
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